Here f is the martingale transform stopped at S.
This is none other than the conditioned square function s(f). It follows at once that U is a symmetric and quasi-linear operator on M. It seems to be interesting to investigate this operator,but to the best of our knowledge no papers on the subject have been published.
In this paper we shall give an Lp-estimate between U(f) and s(f).
2.
We start with these remarks:the operator U is not local,and 
PROOF.
Ve show only the part (I) ,the second part being proved similarly.
Let now suppose that for every k,|vT +1||vj|
for Tk-1 jTk.
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